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(A) The first price (in lieu of opening 
price data) or the last price (in lieu of 
closing price data) occurring during 
the trading session, clearly indicating 
that such prices are the first and the 
last price; or 

(B) Nominal opening or nominal clos-
ing prices which the reporting market 
reasonably determines accurately re-
flect market conditions, clearly indi-
cating that such prices are nominal. 

(2) The settlement price established 
by each reporting market or its clear-
ing organization. 

(3) Additional information. Each re-
porting market shall record the fol-
lowing information with respect to 
transactions in commodity futures and 
commodity options on that reporting 
market: 

(i) The method used by the reporting 
market in determining nominal prices 
and settlement prices; and 

(ii) If discretion is used by the report-
ing market in determining the opening 
and closing ranges or the settlement 
prices, an explanation that certain dis-
cretion may be employed by the report-
ing market and a description of the 
manner in which that discretion may 
be employed. 

(c) Critical dates. Each reporting mar-
ket shall report to the Commission for 
each futures contract the first notice 
date and the last trading date and for 
each option contract the expiration 
date in accordance with paragraph (d) 
of this section. 

(d) Form, manner and time of filing re-
ports. Unless otherwise approved by the 
Commission or its designee, reporting 
markets shall submit to the Commis-
sion the information specified in para-
graphs (a)(1) through (a)(5), (b) and (c) 
of this section as follows: 

(1) Using the format, coding struc-
ture and electronic data transmission 
procedures approved in writing by the 
Commission or its designee; provided 
however, the information shall be made 
available to the Commission or its des-
ignee in hard copy upon request; and 

(2) When each such form of the data 
is first available but not later than 7:00 
a.m. on the business day following the 
day to which the information pertains 
for the delta factor and settlement 
price and not later than 12:00 p.m. for 
the remainder of the information. Un-

less otherwise specified by the Com-
mission or its designee, the stated time 
is eastern time for information con-
cerning markets located in that time 
zone, and central time for information 
concerning all other markets. 

(e) Publication of recorded information. 
(1) Designated contract markets shall 
make the information in paragraph (a) 
of this section readily available to the 
news media and the general public 
without charge, in a format that read-
ily enables the consideration of such 
data, no later than the business day 
following the day to which the infor-
mation pertains. The information in 
paragraphs (a)(4) through (a)(6) of this 
section shall be made readily available 
in a format that presents the informa-
tion together. 

(2) Designated contract markets shall 
make the information in paragraphs 
(b)(1) and (b)(2) of this section readily 
available to the news media and the 
general public, and the information in 
paragraph (b)(3) of this section readily 
available to the general public, in a 
format that readily enables the consid-
eration of such data, no later than the 
business day following the day to 
which the information pertains. 

(3) Registered derivatives transaction 
execution facilities shall comply with 
the publication of trading information 
requirement of section 5a(d)(5) of the 
Act and any Commission regulation 
adopted thereunder. 

(Approved by the Office of Management and 
Budget under control number 3038–0012) 

[46 FR 54526, Nov. 3, 1981, as amended at 46 
FR 63036, Dec. 30, 1981; 47 FR 57014, Dec. 22, 
1982; 51 FR 4717, Feb. 7, 1986; 51 FR 17474, May 
13, 1986; 62 FR 24032, May 2, 1997; 69 FR 76399, 
Dec. 21, 2004; 71 FR 37818, July 3, 2006] 

§§ 16.02–16.05 [Reserved] 

§ 16.06 Errors or omissions. 
Unless otherwise approved by the 

Commission or its designee, reporting 
markets shall file corrections to errors 
or omissions in data previously filed 
with the Commission pursuant to 
§ § 16.00 and 16.01 in the format and 
using the coding structure and elec-
tronic data submission procedures ap-
proved in writing by the Commission 
or its designee. 

[71 FR 37819, July 3, 2006] 
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